
  
   

   
   
   

   
  

   
   

  
   
   
  

   
   

 
   

  
  

   

 

8/31/2007 
Market Valuation 

Pooled Money Investment Account 
State of California 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 1,953,062,638.80$ 1,977,264,000.00$ NA
 Notes -$ -$ -$ 

Federal Agency:
 SBA 619,387,334.13$ 617,810,374.95$ 5,765,169.38$ 
MBS 1,250,299,293.64$ 1,233,564,492.37$ 5,904,449.39$ 
Bonds 6,152,890,131.30$ 6,159,015,934.85$ 95,423,090.35$ 
Floaters 644,862,433.82$ 644,889,600.00$ 3,961,515.62$ 
Discount Notes 7,372,547,881.26$ 7,461,130,900.00$ NA
 FHLMC PC 385,295.41$ 397,967.97$ 6,269.63$ 
GNMA 203,072.78$ 228,031.27$ 2,017.01$ 

Bankers Acceptances -$ -$ NA 
Bank Notes 1,000,000,000.00$ 999,669,400.00$ 15,828,597.23$ 
CDs 9,965,086,176.76$ 9,959,766,184.15$ 110,114,629.16$ 
Commercial Paper 9,313,452,466.08$ 9,362,825,191.39$ NA 

Corporate:
 Floaters 119,024,753.95$ 116,299,390.00$ 811,745.28$ 
Bonds 255,065,509.13$ 255,533,197.91$ 2,677,884.97$ 

Repurchase Agreements -$ NA 
Reverse Repurchase (99,250,000.00)$ (99,250,000.00)$ (416,215.90)$ 

Time Deposits 8,869,495,000.00$ 8,869,495,000.00$ NA 
AB 55 & GF Loans 9,677,985,592.76$ 9,677,985,592.76$ NA 

TOTAL 57,094,497,579.82$ 57,236,625,257.62$ 240,079,152.12$ 

Fair Value Including Accrued Interest $ 57,476,704,409.74 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 
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